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log ρσN > −∞.
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(x1 . . . , x`)
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Q∗,ann := (q∗,ann)⊗Z 6∈ R





























1 ≤ i, j ≤ `
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Z := θV κ(Yˆ (·)).
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1(κ(Yˆ (·))i = z0, . . . , κ(Yˆ
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fz(x) = 1(x1 = z1, . . . x` = z`)
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L (Z) = ν⊗Z
ÑNDW
L (θ∆Z) = LQˆ(κ(Y ))























E˜Z 3 (y(i))i 7→ |y
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(i) = y(i), i =
−k, . . . , k)), N ∈ N}
> GbLONO> ÄCFES?[>@N,HTUP]EÑVO[ T]\
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JO> Gµ>@? 6O[@> T´G
QˆN (Y
(i) = y(i), i = −k, . . . , k) → Qˆ∞(Y





(·))i = z0, . . . , κ(Y







ΨQN (Z0 = z0, . . . , Zm = zm) → ΨQ∞(Z0 = z0, . . . , Zm = zm).
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WK QD 
AM :=
{
Q ∈ Pshift(E˜Z) : H(Q;Q0) ≤ M
}
, M ≥ 0
<R ).L " 78"`A )U C0 )./U   0flffi fiJ >
Q 7→ H(Q;Q0)
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QN ({L0 ≥ n}) ≤
log 2 + h(LQN (L0); ρ)
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EQN L0 → EQ∞ L0
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log P(RN ∈ F |X) ≤ − inf
Q∈F∩Pshift(E˜Z)
H(Q;Q0)


















P(RN ∈ F |X)
]
= eN(I(F )−2)P(RN ∈ F )
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J1 := {1 ≤ i ≤ n0 : Bδ(Qi) ∩ F 6= ∅},




























































P(RN ∈ Bδ(Qj) |X) = 0
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φ(W )
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φ(w) = Q(W = w)
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P ′  P = ν⊗Z
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log P ′(Z1, . . . , ZN ) = −
∑
x
ν(x) log ν(x) P ′ 
 '3A'
# fi ' -' ).Lff L ffi fi  ffi  JC fffl6 ;0
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dP ′ = ΦdP
bJDTUEHT
Φ = φ(Z1, Z2, . . . )





P ′(z1, . . . , zN ) = EP [φ(Z)1(Z1 = z1, . . . , Zn = zn)]
= ν(z1) · · · ν(zN )×
∫




2, . . . ),
GHC
P ′(Z1, . . . , Zn) = ν(Z1) · · · ν(ZN )EP [Φ|Fn].
÷
C@
EP [Φ|Fn] → Φ P
































Q ∈ R ∩ Pshift(E˜Z)
fi Ufi. fi 0 
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mQ := EQ L0 < ∞
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Q(L0, . . . , LN−1|Z0,N(mQ+))∏N−1
i=0 ρLi
)
≤ H(Q;Q0) + δ(),
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Q(L0, . . . , LN−1|Z0,N(mQ+)) =













log Q(Z0,N(mQ+)) = −(mQ + )
∑
x∈E
ν(x) log ν(x) Q









ρLi = EQ log ρL0 Q




















Q(Y0, Y1, . . . , YN(1+′)) ≤ Q(L0, . . . , LN−1, Z0,N(mQ+)) ≤ Q(Y0, Y1, . . . , YN−1).
 G
Q(∪M ∩N≥M BN ) = 1
















log Q(Y0, Y1, . . . , YN−1)

















ν(x) log ν(x)− EQ log ρL0 −H(Q)
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Q(y(0), . . . , y(N−1)) log
Q(y(0), . . . , y(N−1))





















Q(y(0), . . . , y(N−1))
|y(0)|+···+|y(i)|−1∑
j=0
log ν(κ(y(0), . . . , y(N−1))j)
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Q ∈ R ∩ Pshift(E˜Z)
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mQ := EQ L0 < ∞
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O ⊂ P(E˜Z)
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log P(RN ∈ O|X) ≥ −H(Q;Q
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L (θ∆˜(X)) = LQˆ(κ(Y ))
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Y (·) ∼ Qˆ
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κ(Y (·)) = θ∆˜(X).
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gi(y)Q(dy)| < i, i = 1, . . . ,K
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Q ∈ P(E˜M+1) : |
∫
gi(y)Q(dy)| < i, i = 1, . . . ,K
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lim inf 1N log FN,O(X)
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1O˜(RN )1(L0 + · · · + LN+M ≤ (mQ + )(N + M))
× exp
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Qˆ(L0, . . . , LN−1|κ(Y )|0...(mQ+)(N+M))















Qˆ(L0, . . . , LN−1, κ(Y )|0...(mQ+)(N+M))
































Q(L0, . . . , LN−1|κ(Y )|0...(mQ+)(N+M))∏N+M−1
i=0 ρLi
≤ H(Q;Q0) + δ()
 Äü=\ ( $
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EQ L0 < ∞
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